A new method for estimating the Kolmogorov entropy directly from a time signal is proposed and tested on examples. The method should prove valuable for characterizing experimental chaotic signals.
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While there has been recently a dramatic growth in new mathematical concepts related to chaotic systems, ' the detailed comparison between models and experimental data has lagged somewhat. After observing a seemingly chaotic signal in the laboratory, the researcher is faced with the question of how to characterize the signal, how to be sure that it is chaotic (rather than multiperiodic or random), and how to quantify "how" chaotic the signal is. As an example to clarify the idea, we show in Fig. 1 results pertaining to the Mackey-Glass delay differential equation averaged over the scaling region in e (see Fig. 2 M. Henon, Commun. Math. Phys. 50, 69 (1976) .
